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Single Stock Futures:
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All Futures Long(Short) Position : Contract Accumulated Long(Short)
Long Short Net 2 Days 1 Weeks 1 Months
Institution 99,730 106,853 -7,123 -26,979  -59,260 6,653
Foreign 47,461 68,777 -21,316 -10,070 63,157 361,665
Retail 198,733 170,294 28,439 37,049 -3,897 -368,318

SET50 Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 28,511 28,779 -268 575 -11,215 -28,892
Foreign 35,987 49,659 -13,672 -9,984 9,147 20,591
Retail 101,490 87,550 13,940 9,409 2,068 8,301

Single Stock Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 64,887 70,469 -5,582 -26,463  -46,668 31,525
Foreign 7,102 13,937 -6,835 -554 70,100 375,622
Retail 79,360 66,943 12,417 27,017 -23,432 -407,147

Metal Futures Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 5,441 6,470 -1,029 2,087 -544 1,848
Foreign 4,372 5,181 -809 -5,309 -26,854 -26,393
Retail 16,607 14,769 1,838 3,222 27,398 24,545

Call Option Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 89 243 -154 -382 540 -1,562
Foreign 73 1 72 171 249 667
Retail 1,607 1,525 82 211 -789 859

Put Option Long(Short) Position : Contract Accumulated Long(Short)

Long Short Net 2 Days 1 Weeks 1 Months
Institution 285 156 129 217 243 -4,516
Foreign 60 12 48 133 260 570
Retall 1,227 1,404 177 -350 -546 3,977
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Derivatives Talk

SET50 Overview
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SET50 Index Futures

Direction Trading: U328 N1@8NNHNAUANITUY uazsNTA Usznaunisfiznailadauan
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Last 1Yr Hist. Volatility  2Week Hist. Volatility
SET50 Index 1067.66 11.1872 16.1950

Call Option

Break Infrinsic All-in- Theory Open Implied Effective Time

Premium  Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing Decay
S50H20C1150 1.40 -0.20 >1151.4 0.00 1.40 0.08 191 69 4149 10.84 0.06 47.76 0.08
S50H20C1125 3.40 -0.80 >1128.4 0.00 3.40 0.06 4.48 160 3621 10.56 0.13 41.13 0.06
S50H20C1100 7.50 -2.10 >1107.5 0.00 7.50 0.04 9.43 587 5194 10.30 0.25 36.02 0.04
S50H20C1075 15,70  -3.10 >1090.7 0.00 15.70 0.02 17.82 657 3456 10.25 0.43 28.94 0.02
S50H20C1050 28.70 -3.50 >1078.7 17.66 11.04 0.01 30.44 199 1260 10.71 0.62 23.15 0.01
Put Option

Break Infrinsic All-in- Theory Open Implied Effective Time

Premium  Chg Time Value Volume Delta

Even Value Premium Price Interest Volatility Gearing Decay
S50H20P1150 86.20 320 <1063.8 8234 3.86 0.00 86.94 1 58 10.89 -093 -12.44 0.00
S50H20P1125 63.10 460 <10619 57.34 5.76 -0.01 64.57 43 143 9.67 -0.89 -15.86 -0.01
S50H20P1100 42.10 350 <10579 3234 9.76 -0.01 4457 24 687 10.40 -0.74  -19.35 -0.01
S50H20P1075 25.80 410 <1049.2 7.34 18.46 -0.02 28.03 377 1833 10.56 -0.57 -23.62 -0.02
S50H20P1050 14.20 280 <10358 0.00 14.20 -0.03 15.70 587 4181 11.05 -0.37  -27.70 -0.03
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Derivatives Talk

mwsoumsBowne SET50 Index
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n1a: SET50 Futures

UNDERLYING Close  Chg %Chg _asUmsBowne
SET50 1067.66  -6.38 -0.60% 15/01/2020
Symbol Setfle  Chg %Chg  Vol. 0] Ol Chg 10,000 T anono
S50F20 106800  -47 -0.4% 27 372 2 - 120000
S50G20 1067.80 0.2 0.0% o S
. -0. .0% 2 19 -2 :
80000
S50H20 1064.40 -7.4  -07% 152,343 308,214 6,154 e L M W — 50000
S50M20 1060.10 -7.1 -0.7% 11,881 22,994 2,319 (30,000) = N e 40000
S50U20 1054.00 -7.4  -0.7% 1,260 8,436 321 (40,000) o 20000
S50220 1053.20 -6.8  -0.6% 475 2,004 135 e A A 0
- N1 el 111111
SET50 Futures Long(Short) : drucun a:au Long(Short) ( }g 2 @ 2 2 2 2 2 2 2 2 @ g
Long  Short Net 24u 2 ddewd QTD 2 g g B8 B % § £ £ £ £ = &8
w o w o own 9 9 9 =z Z Z o o o
sontfu 28,511 28,779 -268 575 -11,941  -11,941 I R I R O -
sno2nt 35,987 49,659 -13,672 29,984  -13,127  -13,127
sutan 101490 87,550 13,940 9,409 25,068 25,068
a1 : theidaE ASPS 407 - thesE ASPS
mamscu Spread ru duidoun ASPS Model SET50 As:aur PER chon)
” § e - S5 (im) UAGE 0n62E D862k nAbE anbE nobE sa6%E
S50F20 350620I ‘“U:;P;“ ’338:;'2:58”5 S50K20  S50M20 PER12 o3 " 86 8% 02 08 - %
~ PER 13 935 949 970 977 984 991 1,012
ru 30 u.A.63 ru 27 Nw.63 ru 30 0.A.63 U 29 IW.8.63 U 28 w.A.63 ru 29 0.8.63
SE0F30 PER 14 1,007 102 1045 1052 1,060 1,067 1,090
$50G20 -2.15 PER 15 1,079 1,095 1,119 1,127 1,135 1,144 1,168
S50H20 -6.00 -3.85
s20920 127 1057 673 PER 16 1151 1168 1194 1203 1211 1220 1246
S50K20 1412 -11.97 813 -1.39 PER 17 1,223 1,241 1,269 1,278 1,287 1,296 1,323
S50M20 -12.99 -10.84 -7.00 -0.25 1.11
*Fundgiudaseandoulouiesswing w.a. - d.a. 63 wihdy 1.25% PER18 1,295 1,314 1,343 1,353 1,363 1,372 1,401
PER 19 1,367 1,387 1,418 1,428 1,438 1,448 1,479
a1 : the3eE ASPS a1 - thesse ASPS
Fuorurilsinanuued SET50 Futures S:0U Leverage yoo SET50 Futures
Unavnushegios -
am— S ET50 Futures wezn
(Fhsssuitiou 87.10 un/dnyru /o)
sl chg (3m) A'ls AassnLiau+ Als 60
Futures LAsuAy (11enu) VAT (uwm)  (menu)dgnd 0 A
1,076.70 5.0 1,000 (186) 814 Current 22.06 _A
1,075.70 4.0 800 (186) 614 40 ) \
1,074.70 3.0 600 (186) 414 20
1,073.70 2.0 400 (186) 214 % Mean 19.56 A / \/M h
1,072.70 1.0 200 (186) 14 /\\/\P’ \f vy
1,071.70 0.0 0.0 (186) (186) 10 ~—
1,070.70 -1.0 (200) (186) (386) 0
I~ [1e] [2)] [o)] o — — (] o (a2} s w w w [ - oo (o] [o)]
1,069.70 20 (100) (186) (586) SS2:S::322::z2c:2:232%8
1,068.70 30 (600) (186) (786) SgScggcgacgasagsess
1,067.70 -4.0 (800) (186) (986) 28852 8538523853853 85
1,066.70 -5.0 (1,000) (186) (1,186)
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Single Stock Futures
Long LHH20
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Future Underlying
Settle ) ASP Theory ) EPS GROWTH
Future ) Basis ) Vol (@] Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
LHH20 10.19 -0.11 10.33 412 5739 0 15.94 16.54% 14.13 1.85 6.82%
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Historical Price Fuorurilsynanuuoo Stock Futures
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265 chg (®0) fAls  Asssuiday mls
synda future _
260 INgUNUSIM  (ohanu)  +VAT (Un) (anu)ans
- 10.69 0.5 500 1.23 499
10.59 0.4 400 1.23 399
—
0 W“ 7 " 10.49 0.3 300 1.23 299
245 10.39 0.2 200 1.23 199
o 10.29 0.1 100 1.23 99
10.19 0.0 - 1.23 (@)
235 10.09 0.1 (100) 1.23 (101)
- ; 9.99 -0.2 (200) 1.23 (201)
& & ® 8 8 ® & & &8 &8 & & &8 4§ 9.89 -0.3 (300) 1.23 (301)
E &8 § § E 8 E 8 E § E = 8 Z 9.79 -04 (400) 1.23 (401)
9.69 -0.5 (500) 1.23 (501)
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Derivatives Talk

Single Stock Futures
Short DTACH20
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7.1% gl 5.9 Wuduuam il daldisan Downside AdulusninAsazlszya

dounnanaila FuiNAIEaUAMAIAINTIAMGARWITLLEION 52.25 LM TnaRusanadlann
Foyrynne MACD #p Signal Line asunaszviauuun ituassalnasszifivuuaiudnlilidinm 46.75
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Future Underlying
Settle ~ ASP Theory ) EPS GROWTH
Future ) Basis . Vol Ol Ol Change Lleverage | Upside PER 62F PBV 62F
Price Price 62F
DTACH20 51.47 -0.28 51.88 195 2053 161 9.41 14.01% 23.47 4.49 -12.24%
i : ehe3dn ASPS
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" 70 unavnushagos
S— chg (00) IRgu mls AsssuIbau mls
175 60 =
simua future _ =
nusMUa (anu)  +VAT (Un) (Nanu)ans
e * 52.47 -1.00 (1,000) 7.49 (1,007)
. 0 52.27 -0.80 (800) 7.49 (807)
52.07 -0.60 (600) 7.49 (607)
160 £l 51.87 -0.40 (400) 7.49 (407)
- ” 51.67 -0.20 (200) 7.49 (207)
51.47 0.00 = 7.49 %)
150 10 51.27 0.20 200 7.49 193
51.07 0.40 400 7.49 393
“e 2 2 2 2 2 2 =2 2 2 2 § 8§ 8 50.87 0.60 600 7.49 593
: 0t & f £ & § & § & § ; & 3 50.67 0.80 800 7.49 793
ST - s s s m e E T 50.47 1.00 1,000 7.49 993
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Derivatives Talk

Tracking Performance

Unrealized Prold on JANUARY 2020

Realized Profit on JANUARY 2020

Weighted YTD 2020 Realized Profit
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Top 20 Most Active Volume
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Top 20 Most Active Volume

Settle _ ASP Theory )
No. Future ) Basis ) ol Ol Ol Change Lleverage Resistance  Support
Price Price
1 BEAUTYH20  2.98 0.00 2.99 12459 20963 5331 6.54 3.01 2.05
2 WHAH20 3.66 0.04 3.63 12276 85747 -954 13.61 3.84 3.57
3 CHGH20 2.63 -0.01 2.65 7344 6668 -3494 8.68 2.69 2.54
4 JASH20 5.00 -0.05 5.06 6358 117874 498 4.43 5.09 4.91
5 CKPH20 4.53 0.05 4.49 6077 12488 -1300 6.20 4.78 4.27
6 IRPCH20 3.35 -0.03 3.39 5074 107736 4976 8.09 3.61 3.35
7 STECH20 15.65 -0.15 15.84 4106 10686 -224 5.26 15.88 14.44
8 PLANBH20 7.85 -0.10 7.97 4009 22395 -1996 7.47 7.96 7.31
9 ESSOH20 7.80 0.00 7.82 3783 911 121 5.01 8.48 7.45
10 BCHH20 16.01 0.01 16.04 3775 4868 818 12.03 16.47 15.41
11 BLANDH20 1.33 0.02 1.31 3717 55204 -2499 11.49 1.38 1.29
12 ITDH20 1.70 0.01 1.69 3542 17524 1510 8.89 173 1.55
13 SPRCH20 9.60 0.05 9.57 3025 743 8 9.60 9.60 9.51
14 BBLH20 152.99 0.99 152.39 2885 6050 2502 13.89 158.04 151.70
15 GPSCH20X 91.10 -0.90 92.23 2863 3981 433 7.19 95.29 86.50
16 TRUEH20 4.17 0.03 4.15 2767 48873 626 7.26 4.48 4.08
17 BECH20 6.40 0.30 6.12 2553 4528 2045 6.42 6.45 5.90
18 BGRIMH20 61.51 -0.49 62.16 2501 1589 -450 9.83 63.14 53.39
19 BTSH20 13.30 -0.10 13.43 2208 33179 1008 16.03 13.44 13.20
20 STPIH20 6.64 -0.06 6.72 2003 9676 -502 6.78 6.65 6.32
i - shei3se ASPS
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Gold Futures

PIAMBIAIRAIAANITIE AL UFLRNTW 9.15 wianys Taegh 1,555.3 Wity anusadn
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ARuneaafanigeeudn Wawauiutuanavanau tag Dollar Index fnaanae 0.1% @t Gold Futures
\ = A o X ° o o o - ¥ FUTURES Last Chg  %Chg Vol. Ql Ol Chg
97.23 qn et wlsfinnisAnfTuIement asuneiuiladawndenniaueniiuuen vl G0 maw  l0 00i 20 w6 -

GFJ20 22,520 70 0.31 80 525 -33
GFM20 22,550 20 0.09 5 241 0
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] 5 R % S 5 ARRA; X, e FUTURES Last Chg  %Ch Vo O Oich

sasIAmesA utsivaeesdilaniil azidunismanuduauiAsegiadidyaniy enfidu R gty vl 000
Y o YAV IPN : o oy oy o A e GF10320 22,450 0 000 1,331 15024  -419
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UNIENA 71A11n189 Gold Futures (Night Session)

$1ATNA9AN GFG20 LiaAL USUiaau 150 U Ta% 22,400 Lnw @ewin 1,554.2 Wizesyd AN iz
& Settle 14 19417 22.00 4. Léﬂé’lﬁﬂqmﬂ’7?‘ﬂﬂﬂl7ﬂléﬂﬁﬂu2u

NIN9IAMBNIAINATA Spot A14ATILARBRIMILIEINNY 1,556-1,557 WTEU AIATIATNENAN Fo91987 19.30-22.30 1.
GFG20 dutlazagflunsen 22,350-22,550 1M ANN5UNI9FI28991AMasAILEad 1 i liin i : dhedde ASPS

asmuiifianiug Short GFG20 fumuiais 22,230 1w Taanuzuaziufuaaianilyl 100 wm
dvireedidl  mfumdwihaesevesn  VelReMguenaioy e
TWispndlaniadiugiuasn Azt iinamusaidlnaniuy Short GFG20 seulusiiiion
1,560 Wiaeioy vise 22,480 L Sidlmanesinila 1,540 uiseioy vise 22,190 L wazinvun

am cut loss 1 100 L inedlesiuaNdes wnsAedeulRana

INATA Gold Spot
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l.qu 1 W

Juis 3L Aug 15 Aug 30 Sep 16 5ep 30 0t 15 Oct'31 Nov 15 Nov 28 Dec 16 Dec 3l Janls 2an31

¥AU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 19JUN2019-16JAN2020 CopyrightZ 2020 Bloomberg Finance L.P. 16-1an-2020 07:44:55
o yooa e
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GOLD Technical: 31AMM83814AENLABNIWUA sz AUAINULLTL $1530 ANAIWNITNALNN

wn3esalunsey $1555-$1600 14 indicator 597 EN4edyeyIUaL 1INIIAMGALUITL $1530
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ASPS Gold Valuation Matrix (IK8airu4/nsogoous)

aauan Dollar Index udie@n >
93 94 95 96 97 98 99 100 101 102 103
40 1,617.66 1,589.21 1,560.76 1,532.31 1,503.86 1,475.41 1,446.96 1,418.52 1,390.07 1,361.62 1,333.17
. 43 1,616.71 1,588.26 1,559.81 1,531.36 1,502.91 1,474.47 1,446.02 1,417.57 1,389.12 1,360.67 1,332.22
°© 46 1,615.76 1,587.31 1,558.86 1,530.42 1,501.97 1,473.52 1,445.07 1,416.62 1,388.17 1,359.72 1,331.28
g 49 1,614.82 1,586.37| 1,557.92 1,529.47 1,501.02 1,472.57| 1,444.12 1,415.67 1,387.23 1,358.78 1,330.33
g 52 1,613.87 1,585.42| 1,556.97 1,528.52 1,500.07 1,471.62| 1,443.18 1,414.73 1,386.28 1,357.83 1,329.38
2 55 1,612.92 1,584.47| 1,556.02 1,527.57 1,499.13 1,470.68| 1,442.23 1,413.78 1,385.33 1,356.88 1,328.43
) 58 1,611.97 1,583.53| 1,555.08 1,526.63 1,498.18 1,469.73| 1,441.28 1,412.83 1,384.38 1,355.94 1,327.49
; 61 1,611.03 1,582.58] 1,554.13 1,525.68 1,497.23 1,468.78| 1,440.33 1,411.89 1,383.44 1,354.99 1,326.54
= 64 1,610.08 1,581.63| 1,553.18 1,524.73 1,496.28 1,467.84| 1,439.39 1,410.94 1,382.49 1,354.04 1,325.59
67 1,609.13 1,580.68 1,552.24 1,523.79 1,495.34 1,466.89 1,438.44 1,409.99 1,381.54 1,353.09 1,324.65
70 1,608.19 1,579.74 1,551.29 1,522.84 1,494.39 1,465.94 1,437.49 1,409.04 1,380.60 1,352.15 1,323.70
| 73 1,607.24 1,578.79 1,550.34 1,521.89 1,493.44 1,464.99 1,436.55 1,408.10 1,379.65 1,351.20 1,322.75
msiJaosimnooiiiduuin Spread s GFJ20 - GFG20
- FX (uaw/ USD) T
[¢}]
o 30.00 30.25 30.50 30.75 31.00 |
3 1,520 21,675 21,856 22,036 22,217 22,397
7 1,540 21,960 22,143 22,326 22,509 22,692 |
-] |
= 1560 22,245 22,431 22,616 22,802 22,987
<§( 1,580 22,531 22,718 22,906 23,094 23,282 i |
= 1,600 22,816 23,006 23,196 23,386 23,576 i '
§ 1,620 23,101 23,293 23,486 23,678 23,871 i (] f
a 1,640 23,386 23,581 23,776 23,971 24,166
8 1,660 23,671 23,869 24,066 24,263 24,460
1,680 23,957 24,156 24,356 24,555 24,755 - -
fian - dheddE ASPS fin - dhe3dE ASPS
Fuorurilsnanuuoo Gold Futures Fuorurilsunanuuoo Mini Gold Futures
unaonushagody unavnushagos
(Asssuitiay 490.10 uin/d&ryoun /d1o) (Asssuideu 98.10 un/drynun /d1o)
s da A'ls AasTuLTlen+ Als EalRhifo] Al AETTNLTaN+ Als
future  1l@suuilag (evy) VAT (uwm)  (manu)ansd future  1l@sunilay () VAT (uwm)  (mevu)gnd
22,650.00 250.0 12,500 (1,049) 11,451 22,640.00 250.0 2,500 (210) 2,290
22,600.00 200.0 10,000 (1,049) 8,951 22,590.00 200.0 2,000 (210) 1,790
22,550.00 150.0 7,500 (1,049) 6,451 22,540.00 150.0 1,500 (210) 1,290
22,500.00 100.0 5,000 (1,049) 3,951 22,490.00 100.0 1,000 (210) 790
22,450.00 50.0 2,500 (1,049) 1,451 22,440.00 50.0 500 (210) 290
22,400.00 0.0 - (1,049) (1,049) 22,390.00 0.0 - (210) (210)
22,350.00 -50.0 (2,500) (1,049) (3,549) 22,340.00 -50.0 (500) (210) (710)
22,300.00 -100.0 (5,000) (1,049) (6,049) 22,290.00 -100.0 (1,000) (210) (1,210)
22,250.00 -150.0 (7,500) (1,049) (8,549) 22,240.00 -150.0 (1,500) (210) (1,710)
22,200.00 -200.0 (10,000) (1,049) (11,049) 22,190.00 -200.0 (2,000) (210) (2,210)
22,150.00 -250.0 (12,500) (1,049) (13,549) 22,140.00 -250.0 (2,500) (210) (2,710)
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